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CalSTRS Internal Equities 

Russell 1000 Ex-Tobacco Indexed Portfolio  
As of May 31, 2003 

 
Market Value $14,317,328,898 

Tracking Error for May -0.007%  
 

 Portfolio Benchmark Tracking Error 
3 Months 15.477% 15.496% -0.019% 
6 Months   4.503%   4.510% -0.007% 

Fiscal YTD  -0.234%  -0.342%   0.108% 
 

Performance
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CalSTRS Benchmark

CalSTRS 0.65% -2.45 -0.88 -6.35 -8.18 1.95% 7.74% 0.91% -1.57 -2.00 3.78% -6.18 -0.80 -7.35 0.40% -10.57 8.27% 5.99% -5.81 -2.38 -1.58 1.28% 8.12% 5.46%

Benchmark 0.65% -2.45 -0.88 -6.36 -8.20 1.96% 7.74% 0.91% -1.57 -2.00 3.79% -6.18 -0.80 -7.53 0.41% -10.59 8.35% 6.01% -5.82 -2.38 -1.58 1.28% 8.12% 5.47%
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Sector Exposures
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CalSTRS 3.82% 5.85% 7.27% 8.09% 6.28% 2.79% 2.76% 1.25% 15.09% 15.84% 3.47% 3.96% 23.54%

Benchmark 3.82% 5.85% 7.27% 8.09% 6.28% 2.79% 2.76% 1.25% 15.09% 15.84% 3.46% 3.96% 23.54%
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